We deal with two important issues of Multiple Criteria Decision Aiding: interaction among criteria and hierarchical structure of criteria. To handle interactions we apply the Choquet integral as a preference model, and to handle the hierarchy of criteria we apply the recently proposed methodology called Multiple Criteria Hierarchy Process. In addition to dealing with the above issues, we suppose that the preference information provided by the Decision Maker is indirect and has the form of pairwise comparisons of some criteria with respect to their importance and some alternatives with respect to preference. In consequence, a set of capacities (non additive weights of interacting criteria) for the Choquet integral are usually compatible with this preference information. The set of these compatible capacities are identied and exploited by Robust Ordinal Regression and Stochastic Multiobjective Acceptability Analysis. To illustrate the whole approach we show its application to a real world decision problem concerning the choice of the best university for a simulated Decision Maker.
